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EURIBOR vs. USD LIBOR
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EURIBOR FIXING 1D (bps) 1M (bps) USD LIBOR LAST PRICE 1D (bps) 1M (bps) GBPLIBOR CHF LIBOR s
M -0,3770 0 -1 M 2,4134 0 -4 0,7238 -0,7984
3M -0,3190 0 -1 3M 2,4358 El 9 0,7856 -0,7060 Lo
6M -0,2580 0 3 6M 2,3488 2 24 0,8650 -0,6616 025
12M -0,1780 0 6 12M 2,3376 -1 -36 0,9720 -0,5412 050l m—————d@r i
INTEREST RATE SWAPS —aEURBOR = USDLIBOR
EUR FIXING 1D (bps) 1M (bps) 1y 3y 5Y BANCO CENTRAL
1Y -0,2900 0 5 -0,3149 -0,0567 0,3180 Zona Euro 0,00 CURVA FORWARD
2y -0,3000 -1 9 -0,2625 0,0351 0,4190 EUA 2,50 000
3y -0,2700 -1 12 -0,1935 0,1286 0,5210 Reino Unido 0,75 R R R O
4y -0,2160 2 -14 -0,1127 0,2261 0,6215 Japao 0,10
5Y -0,1450 -1 -16 -0,0272 0,3260 0,7030 Canada 1,75 025 v
v 0,0170 -1 -18 0,1580 0,5110 0,8481 Suica 0,75 _—
10Y 0,2770 0 21 0,4170 0,7183 0,9896 China 5,75
15Y 0,5950 1 24 0,6982 0,9072 1,0043 Brasil 6,50 050
20Y 0,7580 1 24 0,8373 0,9826 1,1050 Austrélia 1,25
30Y 0,8400 1 24 0,8931 0,9776 1,0470 india 4,00 ~——EURIBOR3M  ——— EURIBOR &M  —— EURIBOR 12M
usD FIXING 1D (bps) 1M (bps) 1y 3y 5Y 250 INTEREST RATE SWAPS
1y 2,0990 2 -43 1,7866 1,8790 2,1225
2y 1,8790 1 -51 1,7660 1,9330 2,1805 200 W./H
3y 1,8180 -1 50 1,8144 1,9970 2,2250 150
4y 1,8180 2 -48 1,8682 2,0560 2,2888 100
5Y 18440 3 -46 1,9010 2,105 2,3305 050 /‘
v 1,9250 3 -43 2,0060 2,1960 2,3660 000
10Y 2,0470 -3 -40 2,1335 2,2935 2,4190 050 J W % v 10v 15Y 207 307
15Y 2,1900 2 37 2,2778 2,3883 2,4530 '
20Y 2,2560 2 -36 2,3331 2,3900 2,4731 —e—ER —e—uUsD
30Y 2,2910 2 34 2,3330 2,3800 2,4100
COMMODITIES ~ LAST  Var.1D Var. 1M BONDS YIELD 1D (bps) 1M (bps) A SWAP 10y-2y 080
BRENT 62,36 0,07 7,28 oT 2y 0,321 0,03 1,80 w——— 070
JETFUEL 596,39 1,41 -75,61 oT 5Y -0,074 0,00 -17,20 ' g,gg
DIESEL 563,14 1,16 -77,86 oT 10Y 0,647 0,04 47,00 % 040
COBRE 5.877,00 7500 -252,00 BUND 10Y 0,821 -1,94 20,60 03 030
ZINCO 258200 700  -8750 SCHATZ2Y  -0,053 -0,23 640 oy e
OURO 1.326,61 -0,75 3854 T-NOTE10Y 2,907 0,79 -24,80 o0 | 000
TRIGO 505,75 _1’75 81,00 T-NOTE 2Y 2'245 3’07 _29'10 13/05 15/05 17/05 19/05 21/05 23/05 25/05 27/05 29/05 31/05 02/06 04/06 06/06 08/06 10/06
LICENGA C02 24,99 0,21 0,63 GILT 10Y 0,851 1,89 -28,40 USb B EURGHS)
CAMBIAL
CAMBIAL FIXING  Var. 1D  Var. 1M FW 3M FW 6M FW 12M EURUSD
EUR/USD 1,132 0,17%  0,67% 1,1404 1,1480 1,1631 ™
EUR/GBP 0,89085 0,18%  -3,07% 0,8936 0,8966 0,9029
EUR/IPY 123,09  -0,25%  -0,02% 123,09 123,09 123,09
EUR/CHF 1,1230  -0,30%  0,63% 1,1219 1,1208 1,1186
EUR/BRL 43665  0,74%  2,63% 4,4339 4,4962 4,6166
EUR/PLN 42638  -0,03%  1,04% 4,2846 4,3069 4,3558 113
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FIXINGS CONTRA USD e EUR
EUR UsD GBP JPY CHF SEK DKK CAD AUD BRL NOK
EUR - 1,1320  0,8909 123,09 1,1230 10,6861 7,4684 1,5057 162726  4,3665 9,7714
uUsD 0,8838 - 0,7863 108,585 0,9926 9,4479 6,6008 1,3283 1,4377 3,8634  8,6347
ACCIONISTA
TITULO COTACAC %  YTD % INDICE LAST ar. 1D YTD% MAX Anual MIN Anual
ALTRI 6,100 0,91 5,17 Titulo Variagdo % PSI 20 5.207,15  0,65% 10,05% 570190  4.551,84
BCP 0,262 1,71 14,29 PHAROL 2,94 CAC40 540845  0,48% 14,33%  5.601,38  4.555,99
CORT. AMORIM 10,160 0,20 12,89 NAVIGATOR 2,68 ESTX50 PR 3.401,10  043% 13,32%  3.540,64  2.908,70
cTT 2,302 0,44 21,86 REN 1,95 XTRADAX 1215581  0,92% 15,12% 13.170,05 10.279,20
EDP 3,448 0,06 13,09 IBERSOL 1,78 S&P 500 2.889,45  0,03% 1519%  2.954,13  2.346,58
EDP R 9,100 0,00 17,04 BCP 1,71 IBEX 35 9.282,10 -0,13% 8,69%  9.98590  8.286,20
GALP 13,795 0,69 0,00 NIKKEI 225  21.204,28  0,33% 594%  24.448,07 18.94858
IBERSOL 8,000 1,78 1,27
J MARTINS 14,580 0,17 41,01 J MARTINS 0,17 B 5
MOTAENGIL 1954 000  21.37 CORT. AMORIl | 0,20 oo EVOLUGAO MENSAL (BASE 100%)
NAVIGATOR 3,298 2,68 -8,39 SEMAPA -1,02 Lo
NOS 5,810 0,87 9,73 1020%
NOVABASE 2,270 0,89 12,38 PSI20 019
PHAROL 0,154 2,94 5,51 5025 100%
RAMADA 7,380 0,00 -1,60 s 99%
REN 12,520 1,95 -4.43 sio5 98%
SEMAPA 0,780 -1,02 8,13 wors 7%
SONAE CAP. 0.909 0.22 12.16 5025 o 13005 15/05 17/05 10/05 21/05 23/05 25/05 27/05 29/05 31105 02/06 04/06 06/06 0B/06 1006
SONAE SGPS 7,380 0,00 -1,60
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